In this paper, we want to improve Monte Carlo approximation in fuzzy Riemann integral it means that calculate exact amount of fuzzy Riemann integral based on  level sets with partition of generating function of random numbers' RAND' in commercial software MATLAB.
Introduction
The fuzzy Riemann integral was introduced by Wu [2] . In Section 2, we give some basic properties of fuzzy sets and operations of fuzzy calculus [1] , which will be used in the rest of this paper. In Section 3, we study on two kinds of fuzzy Riemann integrals. One is based on the crisp compact interval and the other one is considered on the fuzzy interval, where call them as fuzzy Riemann integral of type-I and type-II, respectively. Since the Riemann integral and Lebesgue integral are identical for a bounded function on a compact interval [2] , we can apply the Lebesgue's monotone convergence theorem and dominated convergence Theorem to prove that the α-level set of the fuzzy Riemann integral is a closed interval whose end points are the classical Riemann integrals. In Section 4, Wu provided the computational methods and a number of examples to
The Journal of Mathematics and Computer Science
evaluate the fuzzy Riemann integrals numerically using the commercial software MATLAB. In section 5, after using Monte Carlo approach to simulate of fuzzy Riemann integral, we express an example to use partition of generating function of random numbers' RAND' in MATLAB to reach exact amount of fuzzy Riemann integral.
Basic definitions
Let (X, M) be a measurable space and(R,  ) be a Borel measurable space. Let f: X → P(R) (power set of R) be a set-valued function. f is called measurable if and only if{(x,y): 
Extension Principle of fuzzy numbers:
We let M and N are two fuzzy numbers [5] . If  denotes fuzzy addition, subtraction,
Interval Arithmetic:
We let [a,b] and [c,d] be two bounded, closed intervals of real numbers. If  denotes addition, subtraction, multiplication, or division, then 
(ii) [9] Let A be a set and { : 
. Now, suppose that ba  , we shall discuss the fuzzy Riemann integrals on the fuzzy interval formed by and (denoted as [ , ] ab ), where and are two closed fuzzy real numbers induced by two real numbers a and b, respectively. In order to define the fuzzy Riemann integral of type-II, we need to consider the "length" between Now, we solve nonlinear programming [7] .
Monte Carlo approach to simulate of fuzzy Riemann integral
Let U be a U(0, 1) random variable. We set 
